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Securities Lending Report
HSBC CONTINENTAL EUROPE / HSBC S&P 500 UCITS ETF - 706157
Report as at 24/07/2025

Summary of policy

% limit on maximum percentage of book on loan

30%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC S&P 500 UCITS ETF - 706157

Replication Mode

Physical replication

ISIN Code IEOOB5KQNG97
Total net assets (AuM) 8,004,887,952
Reference currency of the fund UsD

* The sub-fund will receive 75% of the gross revenue generated and the remaining 25% will be split between the Securities Lending Agent and the Management Company

Securities lending data - as at 24/07/2025

Currently on loan in USD (base currency)

459,375,103.88

Current percentage on loan (in % of the fund AuM)

5.74%

Collateral value (cash and securities) in USD (base currency)

505,079,678.88

Collateral value (cash and securities) in % of loan

110%

Securities lending statistics

12-month average on loan in USD (base currency)

469,860,083.83

12-month average on loan as a % of the fund AuM

6.32%

12-month maximum on loan in USD

710,432,591.43

12-month maximum on loan as a % of the fund AuM 8.83%
Gross Return for the fund over the last 12 months in (base currency fund) 502,912.52
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0068%

Collateral data - as at 24/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 1,611,854.54 1,891,364.47 0.37%
BE0974293251 ABIODSHABI COM BE EUR AA3 35,450.10 41,597.46 0.01%
CA0636711016 BMO ODSH BMO COM CA CAD AAA 42,191,956.78 30,986,164.26 6.13%
CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 42,192,047 17 30,986,230.64 6.13%
CA15135U1093 CENOVUS ENERGY ODSH CENOVUS ENERGY COM CA CAD AAA 759,944.77 558,110.49 0.11%
CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 12,833,842.90 9,425,293.22 1.87%
CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 12,429,254.35 9,128,159.64 1.81%
CA8672241079 SUNCOR ENERGY ODSH SUNCOR ENERGY COM CA CAD AAA 250,536.27 183,996.16 0.04%
CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 42,192,000.99 30,986,196.72 6.13%
CA8911605092 TD ODSH TD COM CA CAD AAA 42,191,860.34 30,986,093.43 6.13%




Collateral data - as at 24/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight

CH1430134226 AMRIZE ODSH AMRIZE COM CH CHF 32,860.80 41,394.23 0.01%
CNE100000502 ZIJIN MINING ODSH ZIJIN MINING COM CN HKD 4,380,675.75 558,047.47 0.11%
DEO0007030009 RHEINMETALL ODSH RHEINMETALL COM DE EUR AAA 1,610,447.49 1,889,713.43 0.37%
DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 1,611,922.39 1,891,444.09 0.37%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 1,611,935.99 1,891,460.05 0.37%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 1,050,926.40 1,233,166.39 0.24%
FR0000120578 SANOFI FR ODSH SANOFI FR COM FR EUR AA2 25,733.60 30,196.03 0.01%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 799,851.60 1,084,638.76 0.21%
GB0003718474 GAMES WORKSHOP ODSH GAMES WORKSHOP CST GB GBP AA3 2,054,831.00 2,786,453.58 0.55%
GB0006825383 ORD GBP0.10 PERSIMMON CST GB GBP AA3 280,602.00 380,510.34 0.08%
GB0007669376 ORD GBPO0.15 ST.JAMES PLACE CAP CST GB GBP AA3 1,642,621.25 2,227,476.55 0.44%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 8,855.59 12,008.62 0.00%
GB00OBOSWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 1,642,570.00 2,227,407.05 0.44%
GB00B6460505 UKT 4 1/4 12/07/40 UK TREASURY GIL GB GBP AA3 10,135,775.99 13,744,619.03 2.72%
GBOOBFX0ZL78 GBGV 1.625 10/22/28 UNITED KINGDOM GIL GB GBP AA3 4,121,420.01 5,588,851.60 1.11%
GB00OBJMHB534 UKT 0 7/8 22/10/29 UK Treasury GIL GB GBP AA3 1,571,450.12 2,130,964.94 0.42%
GBOOBJQWYH73 UKT 1 1/4 10/22/41 UNITED KINGDOM GIL GB GBP AA3 7,503,537.49 10,175,172.01 2.01%
GB00BM822T38 UKT 1 01/31/32 UK Treasury GIL GB GBP AA3 10,135,775.99 13,744,619.03 2.72%
GB0O0OBMGR2916 UKT 0 5/8 07/31/35 UNITED KINGDOM GIL GB GBP AA3 5,170,707.41 7,011,737.78 1.39%
GBOOBNNGP775 UKT 07/8 01/31/46 UK Treasury GIL GB GBP AA3 787,611.29 1,068,040.29 0.21%
GB0O0OBPCJD997 UKT 3 3/4 10/22/53 UK Treasury GIL GB GBP AA3 3,029,923.85 4,108,728.24 0.81%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 10,135,775.99 13,744,619.03 2.72%
GB0O0BQC4R999 UKT 3 3/4 01/29/38 UK Treasury GIL GB GBP AA3 9,926,010.63 13,460,166.71 2.66%
GB00BT7J0241 UKT 5 3/8 01/31/56 UK Treasury GIL GB GBP AA3 830,611.18 1,126,350.29 0.22%
IEO00S9YS762 LINDE ODSH LINDE COM us usD AAA 4,062,341.03 4,062,341.03 0.80%
IEOOBLP1HW54 AON ODSH AON COM us usD AAA 28,225.11 28,225.11 0.01%
IEOOBTN1Y115 MEDTRONIC ODSH MEDTRONIC COM us usD AAA 9,127,186.78 9,127,186.78 1.81%
ITO000062957 MEDIOBANCA ODSH MEDIOBANCA COM IT EUR 1,898,289.25 2,227,469.51 0.44%
IT0O003261697 AZIMUT ODSH AZIMUT COM IT EUR 1,157,612.95 1,358,353.35 0.27%
ITO003497168 TELECOM IT ODSH TELECOM IT COM IT EUR 1,530,380.40 1,795,761.99 0.36%
IT0005239360 UNI CREDIT ODSH UNI CREDIT COM IT EUR 687,490.18 806,707.09 0.16%
JP3111200006 ASAHI KASEI ODSH ASAHI KASEI COM JP JPY A1l 732,898.28 5,005.45 0.00%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 392,298.74 2,679.27 0.00%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 81,637,398.82 557,556.31 0.11%
JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1l 54,415,799.12 371,641.83 0.07%
JP3511800009 CHIBA BANK ODSH CHIBA BANK COM JP JPY A1l 11,395,748.23 77,829.17 0.02%
KYG596691041 MEITUAN ODSH MEITUAN COM HK HKD 4,388,697.50 559,069.35 0.11%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 4,380,247.93 557,992.97 0.11%
LU2598331598 TENARIS ODSH TENARIS COM IT EUR 28,834.65 33,834.83 0.01%




Collateral data - as at 24/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
NLO0000395903 WOLTERS KLUWER ODSH WOLTERS KLUWER COM NL EUR AAA 1,612,017.90 1,891,556.15 0.37%
US02079K1079 ALPHABET ODSH ALPHABET COM us usD AAA 2,874,373.58 2,874,373.58 0.57%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 34,913,318.95 34,913,318.95 6.91%
US0378331005 APPLE ODSH APPLE COM us usD AAA 34,955,129.83 34,955,129.83 6.92%
US0605051046 BOFAML ODSH BOFAML COM us usD AAA 10,827,316.49 10,827,316.49 2.14%
US1011371077 BOSTON ODSH BOSTON COM us usD AAA 20,658,023.04 20,658,023.04 4.09%
US11135F1012 BROADCOM ODSH BROADCOM COM us usD AAA 13,188,464.40 13,188,464.40 2.61%
US1156372096 BROWN FORMN ODSH BROWN FORMN COM us usD AAA 21,197.39 21,197.39 0.00%
US1270971039 COTERRA ENERGY ODSH COTERRA ENERGY COM us usD AAA 664,636.18 664,636.18 0.13%
US14149Y1082 CARDINAL HEALTH ODSH CARDINAL HEALTH COM us usD AAA 1,750,189.43 1,750,189.43 0.35%
US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM us usD AAA 1,700,062.80 1,700,062.80 0.34%
US1729674242 CITIGROUP ODSH CITIGROUP COM us usD AAA 1,134,277.33 1,134,277.33 0.22%
US1912161007 COCA-COLA ODSH COCA-COLA COM us uUsD AAA 4,642,019.20 4,642,019.20 0.92%
US21036P1084 CONSTELLATION ODSH CONSTELLATION COM us uUsD AAA 1,043,861.51 1,043,861.51 0.21%
US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM us uUsD AAA 13,187,954.27 13,187,954.27 2.61%
US31428X1063 FEDEX ODSH FEDEX COM us uUsD AAA 426,316.79 426,316.79 0.08%
US3377381088 FISERV ODSH FISERV COM us uUsD AAA 41,613.00 41,613.00 0.01%
US38141G1040 GOLDMAN SACHS ODSH GOLDMAN SACHS COM us uUsD AAA 8,886,345.03 8,886,345.03 1.76%
US45866F 1049 INTERCONTI EXC ODSH INTERCONTI EXC COM us uUsD AAA 41,449.00 41,449.00 0.01%
US4606901001 INTERPUBLIC GRP ODSH INTERPUBLIC GRP COM us uUsD AAA 1,840,655.15 1,840,655.15 0.36%
US4612021034 INTUIT ODSH INTUIT COM us uUsD AAA 776.00 776.00 0.00%
US46625H1005 JP MORGAN ODSH JP MORGAN COM us uUsD AAA 15,208,406.69 15,208,406.69 3.01%
US49271V1008 KEURIG DR PEPPER ODSH KEURIG DR PEPPER COM us usD AAA 1,909,499.99 1,909,499.99 0.38%
US5261071071 LIl ODSH LIl COM us usD AAA 3,153,998.39 3,153,998.39 0.62%
US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM us usD AAA 1,699,918.72 1,699,918.72 0.34%
US67066G1040 NVIDIA ODSH NVIDIA COM us usD AAA 15,080,044.76 15,080,044.76 2.99%
US69331C1080 PG&E US ODSH PG&E US COM us usD AAA 5,794.05 5,794.05 0.00%
US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM us usD AAA 7,443,578.93 7,443,578.93 1.47%
US7475251036 QUALCOMM ODSH QUALCOMM COM us usD AAA 12,869,380.71 12,869,380.71 2.55%
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us usD AAA 12,241,704.92 12,241,704.92 2.42%
US8085131055 CHARLES SCHWAB ODSH CHARLES SCHWAB COM us usD AAA 1,767,601.55 1,767,601.55 0.35%
US8740541094 TAKE-TWO ODSH TAKE-TWO COM us usD AAA 3,154,186.69 3,154,186.69 0.62%
US89832Q1094 TRUIST FINANCIAL ODSH TRUIST FINANCIAL COM us usD AAA 3,195,990.81 3,195,990.81 0.63%
US91324P1021 UNITEDHEALTH ODSH UNITEDHEALTH COM us usD AAA 847,401.46 847,401.46 0.17%
US9291601097 VULCAN MATLS ODSH VULCAN MATLS COM us usD AAA 645,864.00 645,864.00 0.13%
US9497461015 WELLS FARGO ODSH WELLS FARGO COM us usD AAA 2,264,125.63 2,264,125.63 0.45%
Total: 505,079,678.88 100.00%




Geographical allocation of collateral
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Counterparts

Number of counterparties with exposure exceeding 3% of the Fund's NAV

No. | Major Name Market Value

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | RBC DOMINION SECURITIES INC (PARENT)

158,478,207.86

SKANDINAVISKA ENSKILDA BANKEN AB (PARENT)

47,603,694.20

HSBC BANK PLC (PARENT)

45,710,479.11

JP MORGAN SECS PLC (PARENT)

26,466,200.38
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NATIXIS (PARENT)

14,693,295.60
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